CONTENTS OF VOLUME 27 


Articles 


ALBIN, J. M. P. AND LEADBETTER, M. R. Asymptotic behavior of 
conditional laws and moments of a-stable random vectors, 
with application to upcrossing intensities 

ANCONA, ALANO, LYONS, RUSSELL AND PERES, YUVAL. Crossing 
estimates and convergence of Dirichlet functions along 
random walk and diffusion paths 

ARNOLD, LUDWIG AND IMKELLER, PETER. Rotation numbers for 
linear stochastic differential equations 

Bal, Z. D. AND SILVERSTEIN, JACK W. Exact separation of eigen- 
values of large dimensional sample covariance matrices 

BARANY, IMRE. Sylvester’s question: The probability that n 
points are in convex position 

Bass, RICHARD F. AND BuRDzY, KRZYSZTOF. Stochastic bifurcation 
models 

BENJAMINI, ITAI, LYONS, RUSSELL, PERES, YUVAL AND SCHRAMM, 
ODED. Critical percolation on any nonamenable group has 
no infinite clusters 


BENTKuS, V. AND GOTZE, F. Optimal bounds in non-Gaussian 
limit theorems for U-statistics 
BERTOIN, JEAN. Renewal theory for embedded regenerative 


BLOZNELIS, M. A Berry-Esseen bound for finite population 
Student’s statistic 

Boskov, S. G. Isoperimetric and analytic inequalities for log- 
concave probability measures 

Boskov, S. G. The size of singular component and shift in- 
equalities 

BOUCHER, CHRISTOPHER, ELLIS, RICHARD S. AND TURKINGTON, 
Bruce. Spatializing random measures: Doubly indexed 
processes and the large deviation principle 

BROSSARD, JEAN AND LEURIDAN, CHRISTOPHE. Numerotation des 
records d’un processus de Poisson ponctuel 

BUNSELLO, BARBARA. A probabilistic approach to the two- 
dimensional Navier-Stokes equations 

BURDZY, KRZYSZTOF AND BASS, RICHARD F. Stochastic bifurcation 
models 

CASSANDRO, MARZIO, ORLANDI, ENZA AND PICCO, PIERRE. Typical 
configurations for one-dimensional random field KAC 


CERF, RAPHAEL AND CIRILLO, EMILIO N. M. Finite size and 
scaling in three-dimensional bootstrap percolation 

CHEN, XIA. How often does a Harris recurrent Markov chain 


1468—1500 


970-989 


130-149 


1536-1555 


2020-2034 


50-108 


1347-1356 


454-521 


1523-1535 


2089-2108 


1903-1921 


416-431 


297-324 


1304-1323 


1750-1780 


50-108 


1414-1467 


1837-1850 


1324-1346 


3 


iv INDEX 


CIRILLO, EmMitio N. M. AND CERF, RAPHAEL. Finite size and 
scaling in three-dimensional bootstrap percolation ........ 
COLLET, PIERRE, MARTINEZ, SERVET AND SAN MARTIN, JAIME. 
Ratio limit theorems for a Brownian motion killed at the 
boundary of a Benedicks domain ..................+-. 
DALEY, D. J. The Hurst index of long-range dependent renewal 
Davis, RICHARD A. AND MikoscH, THOMAS. The maximum of the 
periodogram of a non-Gaussian sequence ............... 
DEBLASSIE, R. DANTE. The adjoint process of killed reflected 
Brownian motion in a cone and applications ............ 
DE LA PENA, VicTOoR H. A general class of exponential inequali- 
DEL BARRIO, EUSTASIO, GINE, EVARIST AND MATRAN, CARLOS. 
Central limit theorems for the Wasserstein distance between 
the empirical and the true distributions ................ 
DELMAS, JEAN-FRANCOIS. Path properties of superprocesse 
with a general branching mechanism .................. 
DELMAS, JEAN-FRANCOIS AND DHERSIN, JEAN-STEPHANE. 
Characterization of G-Regularity for super-Brownian mo- 
tion and consequences for parabolic partial differential 
DE MONVEL, ANNE BOUTET AND KHORUNZHY, ALEXEI. On the norm 
and eigenvalue distribution of large random matrices ..... 
DERMOUNE, Azzouz. Probabilistic interpretation of sticky parti- 
DE SANTIS, E. AND GANDOLFI, A. Bond percolation in frustrated 
DHERSIN, JEAN-STEPHANE AND DELMAS, JEAN-FRANCOIS. Charac- 
terization of G-Regularity for super-Brownian motion 
and consequences for parabolic partial differential 
DONNELLY, PETER AND Kurtz, THOMAS, G. Particle representa- 
tions for measure-valued population models ............. 
ELLIS, RICHARD S., TURKINGTON, BRUCE AND BOUCHER, 
CHRISTOPHER. Spatializing random measures: Doubly 
indexed processes and the large deviation principle ....... 
“,NGLANDER, JANOS AND PINSKY, Ross G. On the construction and 
support properties of measure-valued diffusions on D C R@ 
with spatially dependent branching ................... 
ERHARDSSON, TORKEL. Compound Poisson approximation for 
Markov chains using Stein’s method ................... 
FANG, SHIZAN. Integration by parts formula and logarithmic 
Sobolev inequality on the path space over loop groups ..... 


mM 


1837-1850 


1160-1182 


2035-2041 


522-536 


1679-1737 


537-564 


1009-1071 


1099-1134 


731-750 


913-944 


1357-1367 


1781-1808 


731-750 


166-205 


297-324 


684-730 


565-596 


664-683 


4 


INDEX 


FANNJIANG, ALBERT AND KOMOROWSKI, TOMASZ. An invariance 
principle for diffusion in turbulence ................... 
GANDOLFI, A. AND DE SANTIS, E. Bond percolation in frustrated 
GINE, EVARIST AND GUILLOU, ARMELLE. Laws of the iterated 
GINE, EVARIST, MATRAN, CARLOS AND DEL BARRIO, EUSTASIO. 
Central limit theorems for the Wasserstein distance between 
the empirical and the true distributions ................ 
GOTZE, F. AND BENTKUS, V. Optimal bounds in non-Gaussian 
GOTZE, F. AND TIKHOMIROV, A. N. Asymptotic distribution of 
GRIGORESCU, ILIE. Self-diffusion for Brownian motions with 
GRIGORESCU, ILIE. Uniqueness of the tagged particle process in 
a system with local interactione 
GROENEBOOM, PIET, JONGBLOED, GEURT AND WELLNER, JON A. 
Integrated Brownian motion, conditioned to be positive ... . 
GUILLOU, ARMELLE AND GINE, EVARIST. Laws of the iterated log- 
GYONGY, ISTVAN AND NUALART, DAviID. On the stochastic Burgers’ 
HANDJANI, SHIRIN J. The complete convergence theorem for 
coexistent threshold voter models ..................... 
HArRGE, GILLES. A particular case of correlation inequality for 
HsING, TAILEN. On the asymptotic distributions of partial sums 
of functionals of infinite-variance moving averages ....... 
IMKELLER, PETER AND ARNOLD, LUDWIG. Rotation numbers for 
linear stochastic differential equations ................. 
IMKELLER, PETER AND SCHEUTZOW, MICHAEL. On the spatial 
asymptotic behavior of stochastic flows in Euclidean 
JANVRESSE, E., LANDIM, C., QUASTEL, J. AND YAU, H. T. 
Relaxation to equilibrium of conservative dynamics I: 
JING, BING-YI AND WANG, QIYING. An exponential nonuniform 
Berry-Esseen bound for self-normalized sums ........... 
JONGBLOED, GEURT, WELLNER, JON A. AND GROENEBOOM, PIET. 
Integrated Brownian motion, conditioned to be positive .... 
KALLENBERG, OLAV. Ballot theorems and sojourn laws for 
KALLENBERG, OLAV. Palm measure duality and conditioning in 


751-781 


1781-1808 


2042-2067 


1009-1071 


454-521 


1072-1098 


1208-1267 


1268-1282 


1283-1303 


2042-2067 


782-802 


226-245 


1939-1951 


130-149 


109-129 


325-360 


2068-2088 


1283-1303 


2011-2019 


945-969 


Vv 


vi INDEX 


KHORUNZHY, ALEXEI AND DE MONVEL, ANNE BOUTET. On the norm 
and eigenvalue distribution of large random matrices ..... 
KHOSHNEVISAN, DAVAR AND SHI, ZHAN. Brownian sheet and 
KOMOROWSKI, TOMASZ AND FANNJIANG, ALBERT. An invariance 
principle for diffusion in turbulence ................... 
Kurtz, THOMAS G. AND DONNELLY, PETER. Particle representa- 
tions for measure-valued population models ............. 
LALLEY, STEVEN P. Growth profile and invariant measures for 
the weakly supercritical contact process on a homogeneous 
LANDIM, C., QUASTEL, J., YAU, H. T. AND JANVRESSE, E. 
Relaxation to equilibrium of conservative dynamics I: 
LATALA, RAFAL AND OLESZKIEWICZ, KRZYSZTOF. Gaussian mea- 
sures of dilatations of convex symmetric sets ............ 
LAWLER, GREGORY F. AND WERNER, WENDELIN. Intersection 
exponents for planer Brownian motion ................. 
LEADBETTER, M. R. AND ALBIN, J. M. P. Asymptotic behavior of 
conditional laws and moments of a-stable random vectors, 
with application to upcrossing intensities ............... 
LEURIDAN, CHRISTOPHE AND BROSSARD, JEAN. Numerotation des 
records d’un processus de Poisson ponctuel ............. 
Li, WENBO V. AND LINDE, WERNER. Approximation, metric 
entropy and small ball estimates for Gaussian measures .. . 
LINDE, WERNER AND LI, WENBO V. Approximation, metric 
entropy and small ball estimates for Gaussian measures . . . 
LYONS, RUSSELL AND SCHRAMM, ODED. Indistinguishability of 
LYONS, RUSSELL, PERES, YUVAL AND ANCONA, ALANO. Crossing 
estimates and convergence of Dirichlet functions along ran- 
LYONS, RUSSELL, PERES, YUVAL, SCHRAMM, ODED AND BENJAMINI, 
Ital. Critical percolation on any nonamenable group has no 
Lyons, TERRY AND Stoica, LUCRETIU. The limits of stochastic 
integrals of Gifferential forms .. .. 
Lyons, TERRY AND ZEITOUNI, OFER. Conditional exponential 
moments for iterated Wiener integrals ................. 
MAJOR, PETER. The limit behavior of elementary symmetric 
polynomials of i.i.d. random variables when their order tends 
Marcus, MICHAEL B. AND ROSEN, JAY. Additive functionals of 
several Lévy processes and intersection local times ....... 
MARSALLE, LAURENCE. Slow points and fast points of local 


913-944 


1135-1159 


751-781 


166-205 


206-225 


325-360 


1922-1938 


1601-1642 


1468-1500 


1304-1323 


1556-1578 


1556-1578 


1809-1836 


970-989 


1347-1356 


1-49 


1738-1749 


1980-2010 


1643-1678 


150-165 


INDEX 


MARTINEZ, SERVET, SAN MARTIN, JAIME AND COLLET, PIERRE. 
Ratio limit theorems for a Brownian motion killed at the 
boundary of a Benedicks domain 

MATRAN, CARLOS, DEL BARRIO, EUSTASIO AND GINE EVARIST. 
Central limit theorems for the Wasserstein distance between 
the empirical and the true distributions 

MIKOSCH, THOMAS AND Davis, RICHARD A. The maximum of the 
periodogram of a non-Gaussian sequence 

MILLET, ANNIE AND SANZ-SOLE, MaArTA. A stochastic wave 
equation in two space dimension: smoothness of the law .. . 

MOHAMMED, SALAH-ELDIN A. AND SCHEUTZOW, MICHAEL K. R. 
The stable manifold theorem for stochastic differential 
equations 

NUALART, DAVID AND GYONGY, ISTVAN. On the stochastic Burgers’ 
equation in the real line 

O’BRIEN, GEORGE L. Unusually large values for spectrally 
positive stable and related processes 

OLESZKIEWICZ, KRZYSZTOF AND LATALA, RAFAL. Gaussian mea- 
sures of dilatations of convex symmetric sets 

ORLANDI, ENZA, PICCO, PIERRE AND CASSANDRO, MARZIO. Typical 
configurations for one-dimensional random field KAC 


OSADA, HIROFUMI AND SPOHN, HERBERT. Gibbs measures relative 
to Brownian motion 

PEMANTLE, ROBIN AND STEIF, JEFFREY E. Robust phase transi- 
tions for Heisenberg and other models on general trees ... . 

PEMANTLE, ROBIN AND VOLKOV, STANISLAV. Vertex-reinforced 
random walk on Z has finite range 

PENROSE, MATHEW D. A strong law for the longest edge of the 
minimal spanning tree 

PERES, YUVAL, ANCONA, ALANO AND LYONS, RUSSELL. Crossing 
estimates and convergence of Dirichlet functions along ran- 
dom walk and diffusion paths 

PERES, YUVAL, SCHRAMM, ODED, BENJAMINI, ITAI AND LYONS, 
RUSSELL. Critical percolation on any nonamenable group 
has no infinite clusters 

Picco, PIERRE, CASSANDRO, MARZIO AND ORLANDI, ENZA. Typical 
configurations for one-dimensional random field KAC 


PINSKy, Ross G. AND ENGLANDER, JANOS. On the construction 
and support properties of measure-valued diffusions on 
D C R?¢ with spatially dependent branching 

PIszTORA, AGOSTON AND PovEL, Tosias. Large deviation princi- 
ple for random walk in a quenched random environment in 
the low speed regime 

PITMAN, JIM. Coalescents with multiple collisions 


1160-1182 


1009-1071 


522-536 


803-844 


615-652 


782-802 


990-1008 


1922-1938 


1414-1467 


1183-1207 


876-912 


1368-1388 


246-260 


970-989 


1347-1356 


1414-1467 


684-730 


1389-1413 
1870-1902 


Ka 


viii INDEX 


PITMAN, JIM. The SDE solved by local times of a Brownian 
excursion or bridge derived from the height profile of a 
random tree or forest 

POVEL, TOBIAS AND PISZTORA, AGOSTON. Large deviation princi- 
ple for random walk in a quenched random environment in 
the low speed regime 

QUASTEL, J., YAU, H. T., JANVRESSE, E. AND LANDIM, C. 
Relaxation to equilibrium of conservative dynamics I: 
Zero-range processes 

ROSEN, JAY AND Marcus, MICHAEL B. Additive functionals of 
several Lévy processes and intersection local times 

SALZANO, MARCIA AND SCHONMANN, ROBERTO H. The second low- 
est extremal invariant measure of the contact process II ... 

SAN MARTIN, JAIME, COLLET, PIERRE AND MARTINEZ, SERVET. 
Ratio limit theorems for a Brownian motion killed at the 
boundary of a Benedicks domain 

SANZ-SOLE, MARTA AND MILLET, ANNIE. A stochastic wave equa- 
tion in two space dimension: smoothness of the law 

SCHEUTZOW, MICHAEL K. R. AND MOHAMMED, SALAH-ELDIN A. 
The stable manifold theorem for stochastic differential 
equations 

SCHEUTZOW, MICHAEL AND IMKELLER, PETER. On the spatial 
asymptotic behavior of stochastic flows in Euclidean 


SCHONMANN, ROBERTO H. AND SALZANO, MARCIA. The second low- 
est extremal invariant measure of the contact process II ... 

SCHRAMM, ODED AND LYONS, RUSSELL. Indistinguishability of 
percolation clusters 

SCHRAMM, ODED, BENJAMINI, ITAI, LYONS, RUSSELL AND PERES, 
YUVAL. Critical percolation on any nonamenable group has 
no infinite clusters 

SEPPALAINEN, TIMO. Existence of hydrodynamics for the totally 
asymmetric simple K-exclusion process 

SHI, ZHAN AND KHOSHNEVISAN, DAVAR. Brownian sheet and 
capacity 

SILVERSTEIN, JACK W. AND Bal, Z. D. Exact separation of eigen- 
values of large dimensional sample covariance matrices 

SPOHN, HERBERT AND OSADA, HIROFUMI. Gibbs measures relative 
to Brownian motion 

STEIF, J. E. AND VAN DEN BERG, J. On the existence and nonexis- 
tence of finitary codings for a class of random fields 

STEIF, JEFFREY E. AND PEMANTLE, ROBIN. Robust phase transi- 
tions for Heisenberg and other models on general trees ... . 

STEINSALTZ, Davip. Locally contractive iterated function 
systems 


261-283 


1389-1413 


325-360 


1643-1678 


845-875 


1160-1182 


803-844 


615-652 


109-129 


845-875 


1809-1836 


1347-1356 


361-415 


1135-1159 


1536-1555 


1183-1207 


1501-1522 


876-912 


1952-1979 


INDEX 


SToicA, LUCRETIU AND Lyons, TERRY. The limits of stochastic 
integrals of differential forms 

SZNITMAN, ALAIN-SOL AND ZERNER, MARTIN. A law of large num- 
bers for random walks in random environment 

TIKHOMIROV, A. N. AND GOTZE, F. Asymptotic distribution of qua- 
dratic forms 

TURKINGTON, BRUCE, BOUCHER, CHRISTOPHER AND ELLIS, RICHARD 
S. Spatializing random measures: Doubly indexed proc- 
esses and the large deviation principle 

VAN DEN BERG, J. AND STEIF, J. E. On the existence and nonexis- 
tence of finitary codings for a class of random fields 

VERETENNIKOV, A. Yu. On large deviations in the averaging 
principle for SDEs with a “full dependence” 

VOLKOV, STANISLAV AND PEMANTLE, ROBIN. Vertex-reinforced ran- 
dom walk on Z has finite range 

WANG, FENG-YU. Harnack inequalities for Log-Sobolev func- 
tions and estimates of Log-Sobolev constants 

WANG, QIYING AND JING, BING-YI. An exponential nonuniform 
Berry-Esseen bound for self-normalized sums 

WELLNER, JON A., GROENEBOOM, PIET AND JONGBLOED, GEURT. 
Integrated Brownian motion, conditioned to be positive .... 

WERNER, WENDELIN AND LAWLER, GREGORY F. Intersection 
exponents for planer Brownian motion 

Yau, H. T., JANVRESSE, E., LANDIM, C. AND QUASTEL, J. 
Relaxation to equilibrium of conservative dynamics I: 
Zero-range processes 

ZEITOUNI, OFER AND LYONS, TERRY. Conditional exponential 
moments for iterated Wiener integrals 

ZERNER, MARTIN AND SZNITMAN, ALAIN-SOL. A law of large num- 
bers for random walks in random environment 

ZHANG, CUN-Hu!l. Sub-Bernoulli functions, moment inequalities 
and strong laws for nonnegative and symmetrized U-statis- 


Book Reviews 


BURKHOLDER, DONALD L. Review of Some Aspects of Brownian 
Motion II: Some Recent Martingale Problems by Marc Yor . . 

KESTEN, HARRY. Review of Lévy Processes by Jean Bertoin 

KIFER, YURI. Review of Ergodicity for Infinite Dimensional 
Systems by G. Da Prato and J. Zabczyk 

LAWLER, GREGORY F. Review of The Self-Avoiding Walk by Neal 
Madras and Gordon Slade 

LEDOUX, MICHEL. Review of Fonctions aléatoires gaussiennes, 
vecteurs aléatoires gaussiens by Xavier Fernique 

Pinsky, Ross. Review of Diffusions and Elliptic Operators by 
R. F. Bass 


1851-1869 


1072-1098 


297-324 


1501-1522 


284-296 


1368-1388 


653-663 


2068-2088 


1283-1303 


1601-1642 


325-360 


1738-1749 


1851-1869 


432-453 


602-605 
597-601 


2115-2118 


606—609 


2109-2114 


610-614 


1X 


x INDEX 


Corrections 


LIGGETT, THOMAS M. Coexistence in threshold voter models .. . 
PINELIS, IosiF. Optimum bounds for the distributions of martin- 
Wu, L. Moderate deviations of dependent random variables 
related to the CLT 


2120-2121 


2119 


2122-2123 


